STATEMENTS OF NET ASSETS
linois State Board of investment
Nine Months Ended March 31, 2015

20156 2014
3 g
ASSETS
Cash and Cash Equivalenls 14,059,573 9. 828 562
Receivables;
Foreign taxes 3,177,851 3,687,085
Accounts receivable 5G4,458 2,100,028
investments sold 41,113,803 230,146,728
interest & dividends 43,295 283 40,221,294
Totzl Receivables 88,151,405 285,155 142
Prepaid Expenses 35,235 55,454
Capital Assets 42.514 44 076
Investments at fair value:
Government and agency obligations 827,634,450 708,888,623
Foreign chligations 868,824 923 803,226,741
Corporaie obligations 796,041,305 746,917,606

Cammon stock & equity funds

Preferred Stock

Foreign Preferred

Foreign Equity Securities

Commingled Funds

Hedge Funds

Real estate funds

Private equity

Real Assets

Money market instruments

Bank foans

Forward foreign exchange contracts
Total Investments

Securities lending collateral
Total Assets

LIABILITIES

Payables:

invesiment purchases
Operating Expenses

Securities lending collateral obligation

Total Liabilities

Net Assels

4.637,150.811

151,268
2,504,514 654
755,867 674
1,573,554 ,084
1.532,431,530

4,313,271,025
17.387 551
2,310,478,922
656,210,249
1.446,712,093
1.473,9658616

649,478,468 654,882, 138
512,507,337 500,029,449
262,225 781 205,444,876
683,640,787 650,690,490

1,222,277 {831,077

15,705,245 23¢

14,507,274 573

62,691,637

61,116,696

15,670,425,503

14.863,177.543

115,780,138 177,324 482

7,476,030 7,992,788
84,009,909 B2 576 B0S
167,246 077 247 895,075

15,683,179,426

14,615,282 458

A full description of quarterly investments acquired showing
averages and a full description of securities sald or exchanged
by the illinois State Board of Investment on behalf of the State
Employees Retirement System, the General Assembly
Retirement System and the Judges Relirement System is
posted on the Hinois State Board of investment Website

at hitp://Aiww2 itlinois.govfisbi in the investments section of

the website.




STATEMENTS OF CHANGES IN NET ASSETS
lllinois State Board of Investment
Nine months ending March 31, 2015

Fy2015 FY2014
3 $
ADDITIONS
Investment income;
Netincrease in fair value of investmenis 202,241,668 1,929,770,042
Interest 287 735,011 198,475,968
Dividends 102 862 ,88C 103,886,713
Securities lending income 121,359 140,133
l.ess securities lending rebates 2,507,374 2,128 264
Less sgeurities lending expenses (249,730} {215,886)
Total net investment income 585,218 562 1,834,186,125
Members systems’ contributions 15,600,460 §,000,000
Total additions 810,719,022 1.843,186,125
DEDUCTIONS
Expenses:
Salaries and benefits;
Salaries 912,601 847,131
Benefits 531,653 553,274
Operating expenses:
Rent and utilities 120,877 127 480
Audit - .
Other 181,105 209,783
External support:
Custody 185,000 165,600
Consulting and professional 801,190 813,362
Investrment advisors/managers 23518485 78,146,924
Investment services and research 183 960 187 901
Total expenses 32,614 872 31,150,855
Members systems’ withdrawals 4,300,000 63,210,038
Total deductions 36,814 972 94 360,893
Increase{decrease) in net assets 573,804,051 1,748,825 232

Net assets at beginning of year

15,108,375,375

12,666,457 238

Net assets at end of period

10,683.178,428

14815282 4638




ILLINOIS STATE BOARD OF INVESTMENT

General State Power
Member Systems’ Parficipation Assembly Judges Employees’ Agency Combined”
Member Systems' Income and Expenses S $ % $ $
Nine Months Ended March 31, 2015
interest and dividends 1,270,123 19,328,784 369,155,029 842 845 390,587,881
Net securities lending income 7,700 117,878 2,248,290 5,134 2,379,063
Net realized gain on investments 1,078,955 16,036,120 307,739,768 702,704 325,557,547
Met unrealized gain {loss) on investments {476,082} (5,863,847) {116,709.465) {266,485) {123,315 879}
Management expenses {106,173} {1.613.177} {30,825 234 {70,388) {32,614 972y
Net investment income 1,774,523 28,006,768 531,608,388 1,213,810 562,603,590
Member Systems’ Changes in Net Assets
Nine Months Ended March 31, 2015
Net assels at beginning of period 51,549,374 738,704,838 14,286,498,013 32,822,050 15,109,375,375
Member systems' net (wilhdrawals) {4,300,000) 15,500,000 - 460 11,200,460
Net investment income 1,774,523 28,008,769 531,608,388 1,213,810 562,603,500
Net assets at end of period 48,023 857 782,211,707 14,818 107,401 33,836,420 16,683,179,425
The source of net assets of the member systems since Inceplion at March 31, 2015, is as follows:
Member systems' net contributions {withdrawals) (84,950.878) {116,385,969) (1,862,826,847) 24,153,189 {2,040,010,505)
Accumulated net invesiment income 133,974 778 898,597 676 16,680,934,248 49683231 17.723.188,830
Net assets al fair value 49,023,887 782,211,707 14,818,107 401 33,836.420 15,683,179.425

* Cornbied columa for the member systems is presented for informabon purposes cnly and does not indicate
thaf the assets of one system may be ysed for another sysfem



